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parerusi Komnanuu
I/IHBCC'H/H_II/IOI-H-IB.SI CTpaTerud COYCTaCT BHICOKOJOXOAHBIC PUCKOBAHHBIC CIICKYJIAMU C MEHEC IOXOJHBIMU J10JI'OCPOYHBIMU UHBCC TULIUAMU, XapaKTCPU3YIOUUMHUCH
HH3KOI CTeTleHbI0 prcKa. [Iporecc NpHHATHSI PelIeHUs O BXOJIE U BBIXOJIE U3 PhIHKA cTporo (opManm3oBal. Kaxoii ToproBoii onepayn npe/niec TByeT aHaIu3
MHpPOBOT0 (DHAHCOBOTO phIHKA. B cTporom ompeenennn Toproeasi ctpaterus Kommanum otHOCHTCS K pa3psiay GpyHIaMEHTATBHBIX. B 10 %e BpemMst IPHMEHSTFOTC s
TeXHUYECKHE METO/Ibl aHATN3a PHIHOYHON KOTHPOBKH, IPOU3BOHBIX HHCTPYMEHTOB (BaIIOTHBIE (DBIOMEPCHI U ONLMOHBI), KOPPEIMPOBAHHBIX LICHHBIX Oymar u

MAaKpO3KOHOMHUYECCKHX HHICKCOB.

JToxon Ha $1000 muyeckue nokazaresn YK DJCTA TASG
COBOKYIIHBIH JI0XO]T 652,70% 6,85%  72,32%
2000 Joxox na $1000 7527 1069 1723
. yK Cpenamit 1oxox 4,05% 0,17% 2,04%
7000 Creom. TIpHpareHue 3.96% 0,14% 1,89%
Jlyurumii p-T 3a Mec. 20,98% 10,27% 31,53%
E000 " DJCTA Xyt p-T 3a Mec. -1,82% -8,19% -13,83%
% JIOXOJIHBIX MEC. 90,38% 57,14% 62,29%
2 " 1ASG
- CT. OTKJIOHEHHE 4,39% 2,71% 5,67%
K-t lapma 92,18% 6,34% 36,01%
2000 Hucx. otkionenue (8%) 2,52% 2,29% 3,91%
K-t Copmiro (8%) 156,95% 5,90%  48,25%
2000 Makc. npocenanue 8,47% 16,48% 3,53%
s - Mec. npocenanust 0,6 22,0 7,0
1000 Koppeasinpsi ¢ nuaexcamMn DJCTA IASG
K-t Alpha 4,11% 4,08%
K-1 Beta -0,40  -0,03
2008 2008 2010 201 TonoBoif k-T Alpha 62,23% 61,52%
K-t xoppensipn -23,87% -1,47%
R-squared 0,86 0,85

YK DJCTA IASG

JloXoTHOCTH 110 Mecsiam JloxomHOCTH

S 1 mecsg 0,88% -0,95% 6,73%
3 mecsima 9,78% -3,39% 8,40%
6 MeCsIeB 16,42% -7,82% 6,74%
16% 1 rox 43,02% -4,16% 525%
2 roma 104,98% 0,87%  22,17%
3 roma 144,85% 15,75% 24,43%
12% Jloxox mo roxam YK DIJCTA IASG
o%
2008 89,78% 0,93% 1,26%
4% 2009 40,73% 1,15% 1,08%
I | I I I Ill I II " " 2010 33.83% 1,05% 1,06%
= INTEND 1 1.6 AP I I. I 1 e 2011 35,67% 0,96% 1,03%
| I I
2009 2010 2011 2012
Ton Sus DeB Map Anp Mhaii Hion Mion ABr Cen Okt Host Jex Tox
2008 1,75%  3,45%  1,74% 11,78%  8,35%  L11%  636% 639%  7,38%  13,67%  6,82%  20,98%  89,78%
2009 565% 3,86%  18,65%  1,83%  -1,82%  3,38% 0,49%  2,00% 127%  5,64% -0,32%  0,09% 40,73%

2010 3,45%  -1,36% 3,51% 0,78% -0,64% 6,97%  2,99%  435%  2,88%  1,42% 3,25% 6,25% 33,83%
2011 3,32%  2,83% 2,39% 0,79% 6,49% 3,28%  3,32%  4,55%  2,60%  6,57% 1,07% -1,55% 35,67%

2012 427%  4,37% 0,88% 0,88% 10,39%
Min Investment: 10'000 USD
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ViHBecTMpOBaHNE Ha BAJIFOTHOM PBIHKE COPSDKEHO ¢ BHICOKHM YPOBHEM pucka. MHBecTOpy cienyer NoHuMaTh CTeNeHb BEPOSITHOCTH BO3HUKHOBEHUS
00CTOSTENBCTB, MPU KOTOPBIX MOYKET MPOU30MTH NOTepsi cpecTB. VIHBeCTMpyeMble CpeicTBa IOJDKHBI SBIISITHCSL CBOOOHBIMU CPEACTBAMH, HE HAXOSLIMMUCS MO
KaKHMU-JIN00 00s13aTeNbCTBAMH, a TaK K€ HE SBIITHCS CPECTBAMH, TIOKPBIBAIOIIMMH 3aTpaThl IIEPBOH HEOOXOMMOCTH. Crieryer HOHUMaTh, YTO NMEIOLIUICS

PE3YIBIAT He SBIISCICS CBHICTENBCTBOM OymyIero ycnexa. HacTosuuil JOKyMeHT He SBIISCTCS MOJTBEPIKICHAEM TOr0, YTO HOCJIEYFOIas HHBEC TUIMOHHAS
JesTenbHOCTs KoMmaHmy OyZieT MIMeTh CXOXKHIA pe3yITBIar.



